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Latar belakang dilakukannya penelitian yang berjudul “Pengaruh Earning 
Per Share (EPS), Net Profit Margin (NPM), Total Assets Turnover (TATO) dan 
Price to Book Value (PBV) terhadap return saham adalah karena adanya kondisi 
ekonomi yang tidak stabil yang menyebabkan fluktuasi kinerja keuangan 
beberapa perusahaan dan adanya inkonsisten beberapa penelitian terdahulu. 
Penelitian ini dilakukan untuk menganalisis pengaruh Earning Per Share (EPS), 
Net Profit Margin (NPM), Total Assets Turnover (TATO) dan Price to Book 
Value (PBV) terhadap return saham pada perusahaan LQ 45 yang terdaftar di 
Burdsa Efek Indonesia periode 2013-2016.  
Populasi dalam penelitian ini sejumlah 45 perusahaan yang tercatat dalam 
LQ 45 yang terdaftar di Bursa Efek Indonesia periode 2013-2016 dan setelah 
melewati tahap purposive sampling jumlah sampel menjadi 11 perusahaan dengan 
data sampel berupa laporan keuangan, terdiri dari Earning Per Share (EPS), Net 
Profit Margin (NPM), Total Assets Turnover (TATO) dan Price to Book Value 
(PBV) terhadap return saham. Teknik analisis yang digunakan adalah regresi 
berganda dan uji hipotesis menggunakan t-statistik untuk menguji koefisien 
regresi parsial serta f-statistik untuk menguji keberartian pengaruh secara 
bersama-sama dengan level of significance 5 %. 
Hasil penelitian menunjukan bahwa Earning Per Share (EPS), Net Profit 
Margin (NPM), Total Assets Turnover (TATO) berpengaruh positif dan tidak 
signifikan terhadap return saham, sedangkan Price to Book Value (PBV) 
berpengaruh negatif dan signifikan terhadap return saham. Selaku penulis 
menyarankan kepada para investor di Bursa Efek Indonesia agar memberi 
perhatian yang lebih terhadap informasi yang dikeluarkan oleh perusahaan dalam 
membuat keputusan investasinya. 
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The background of this research is the fluctuation of economic condition 
in the country and exiting and research in former have in consistent. The objective 
of the research to analyze the influence of Earning Per Share (EPS), Net Profit 
Margin (NPM), Total Assets Turn Over (TATO) and Price to Book Value (PBV) to 
stock return LQ 45 companies that listed at Indonesian Stock Exchange over 
period 2013-2016. 
Population of this research in 45 companies of LQ 45 that listed in 
Indonesian stock Exchange period 2013-2016 and the number of sample that 
examined after passed the purposive sampling phase is 11 company in the sample 
data in the form of financial statement over 2013-2016, consist of Earning Per 
Share (EPS), Net Profit Margin (NPM), Total Assets Turnover (TATO), Price to 
Book Value (PBV) to stock return. The analysis technique used here is multiple 
regression and hypothesis test using t-statistic to examine partial regression 
coefficient and F-statistic to examine the mean of matual effect with level of 
significance 5%. 
The research result that Earning Per Share (EPS), Net Profit Margin 
(NPM), Total Assets Turnover (TATO) are not significantly and positive to stock 
return and then Price to Book Value (PBV) are significantly and negative  to stock 
return. We suggest for investor in the Indonesian Stock Exchange whose purpose 
to gain dividend should be pay attention for information that issued by the 
company, because with those information  they can make the best decision for 
their invesment. 
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